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 MOTTO DAN PERSEMBAHAN  
Learn From Yesterday, 
 Live From Today, And 
 Hope For Tommorow 
  -Albert Einstein 
 
 If You Never Try 
 You Never Know 
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THE EXAMINE OF MONDAY EFFECT AND WEEK FOUR EFFECT TO 
STOCK RETURN ON PROPERTY AND REAL ESTATE COMPANY 
LISTED IN BEI 2015 
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The purpose of this study was to determine the difference in the mean 
return on monday and the other day, and to know the difference in the mean 
return on monday at weekend and the other week. Sampling using purposive 
method, the sample of property and real estate companies in the study period 
2015. The research data obtained from www.idx.co.id. The analysis method used 
is descriptive analysis, normalitas, the analysis method use to test monday effects 
kruskall wallis, and to test week four effects wilcoxon sign ranks. the result 
showed that there was monday effect and week four effect. 
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